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Abstract

In order to study the forecasting effect of centralized single forecasting method and combined fo-
recasting method. We select three single forecasting methods, logistic regression model, decision
tree model and multivariate neural network, respectively. In order to improve the stability and
effectiveness of financial stock price prediction, we integrate the single method and use random
forest and recurrent neural network to measure. The results show that the effect of ensemble pre-
diction is slightly better than that of single prediction, and the selection of a better single method
for ensemble prediction will achieve a better effect. The circular neural network based on big data
has good adaptability and strong learning ability, and is the most effective among the comparative
centralized methods.
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2.2. RERWBRE IR IEH AT

A EIRE SRR A A B AR NF U R 2015 FRIBEERMENIIZREEA 2015 £ 235 4
BAAENIGREAR, 2016 FERT=AH 1 60 NI NI A . HE 1 PR 12 MaElE AR,
FEBA ALY 2 i A B . R BdE S, 70%H0 IR B 30% 0 MIREE, FCR FH s AR AL
TFEF A python SLFL, #B4>HE W3 2.

2.3. ZHEMERE N BRER AT

A EIESFR A A AN B BAEAIE A G 8 2015 SEEIRE N IIZRAEA 2015 FE11 235 A4
ARG, 2016 FFEHT = H 1 60 MR AN A. HE 1 Fr 12 MrEERmALE,
B R i A R . 2T A M SR — AN Z AR, BATRE 1000 MREEE, FoIERE
& 0.01, HKIERREBE N 1000, SFEFRIA python SLI, FBorEdE W% 2.

Table 1. The input variable

#* 1. MAEE
X1 X2 X3 X4 X5 X6
4 HIF AN 4 HUEARY WE H IF AR WE H S A 4 HBARM 4 Himh
X7 X8 X9 X10 X11 X12
ST C T T T A S A W WK
Table 2. Results of three prediction methods
< 2. =HMIUMLER
HIYHME TRME MLR2 TRNME CART TilE MLP
1 3003.92 3003.888756 3009.96 3003.888756
2 3009.53 2971.61694 2960.97 2971.61694
3 3053.07 3045.037492 3009.96 3045.037492
4 3050.59 3036.846721 3005.17 3036.846721
5 3008.42 3019.666703 3038.14 3019.666703
6 2984.96 2973.624409 2960.97 2973.624409
7 3033.96 3058.908889 3009.96 3058.908889
8 3023.65 3005.198042 3005.17 3005.198042
9 3066.64 3103.910818 3141.59 3103.910818
10 3082.36 3065.226461 3038.14 3065.226461
MSE 773.0134 1626.5224 459.1378
R? 0.464 0.2963 0.709

TE XTI G AT 56 A B, FRATT R T2 45 [ AR T A 45 5 VR 22 /& 773.0134, LA EEEAR] T 0.464;
Z JUAN A N 25 AT (35 J7 % 22 7 459.1378, LG EE 2 0.709; 17 e SRR (135 77 1R 22 ik 1626.5224,
AN R A 0.2963, KM AE 1% B — ARG I8 7 V2 3E 3% 22 JC A 8 I 28 4 Ui
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3.1. BEHLARMEI SRS T

A EIEESFR A A AN B BAEAIE A G 4 2015 SEEIRVE N IIZRFEA 2015 FE11 235 A4
BAAERINGREAR, 2016 F/T=AHE 60 MEHEAENINRFEA . R BRI T, Iii— ok g
SRR, SPRFAEREATACHE, HEEESLH IR S AR, B LR ROk R 2 A TR E, K
ATTEESL T 100 ASFREAY, S H0H0 R FH NINI SR 1 2 2. 208 L2 3.

3.2. TRIAAHERILEEYER S T3]

SAICA B SRIR . A A B B AR S 2015 SEEIRVE N IIZAEA 2015 4510 235 4>
A NIGREAR, 2016 F/T=AHE 60 MEHEAENMRFEA . JEPIANE 28 & —FhiR B2 21 07,
AR ICIZ B T DL iR A, ARADEFIZH Keras Sequential VR FE S SIHESE, & 50T ARHELL,
A FEN Keras J5 2 AT Z layers 55 BIARAGRE Adam, 2 B &S IGE . B R —A
WAL, FERMEHRM T —MEN)ZE, ERXREREE T 512 MR A, REEA AT RS .
i WA 3,

Table 3. Comparison of results of several prediction methods

3. LMFNEER X EE

HEH TRMME MLR2 TG CART  FRIN{E MLP TM{E RE THMIE RNN
1 3003.92 3003.888756 3009.96 3003.888756 3012.385 3009.55531
2 3009.53 2971.61694 2960.97 2971.61694 2982.818 2981.74313
3 3053.07 3045.037492 3009.96 3045.037492 3044.474 3039.26436
4 3050.59 3036.846721 3005.17 3036.846721 3048.818 3046.42713
5 3008.42 3019.666703 3038.14 3019.666703 3025.124 3024.1518
6 2984.96 2973.624409 2960.97 2973.624409 2979.591 2977.05049
7 3033.96 3058.908889 3009.96 3058.908889 3051.42 3046.55606
8 3023.65 3005.198042 3005.17 3005.198042 3016.094 3015.20248
9 3066.64 3103.910818 3141.59 3103.910818 3103.193 3093.50961
10 3082.36 3065.226461 3038.14 3065.226461 3075.826 3074.53897

MSE 773.0134 1626.5224 459.1378 343.9756 389.9852

R? 0.464 0.2963 0.709 0.5945 0.7287

TEXTSE A MR AT R IR B e, FRATT R ILBEMLAR AR I 7 1R 22 2 0343.9756, WA REIRE] T
0.5945; A MG AR I T7 1R 2 389.9852, LA ILEILER] T 0.7287. A Wiz FHEES J7ikth 8 —
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A RBATRIL, = — BTN 7 ik 2 TOAp 20 I 26 B TN 25 R AR 0 SRR, T A P DR SR
AT AR B 22 I e AN E ) o BLARAL 5 T 55 B — FOUIIAR B AN 2 B3, (BB R 2 AR O A
P B A A SR [ VA 4o 28 0 2% ) R B B S 0 DR AR AT 21 5 T (O e %, 30 36 0 R e )
— TR 75 AT 2 A TN RT AR s TN 45 SR A R E AR E M . AESCE TR HR I UMOE SRR, R
PR I 255 (KA RO RIRS 8 M B i P 32 FH A 3 22 D) 08 SRR LM 5 552 7 32 R A g R AR A A 34 2 T AT
SRT, NIRRT AR R AR AT AR 2 AR, v TN 2 AL e 0 s itk — 2B I 7T

X E AR TN A R B LR =

1) WEEEA S NT, S B i) 2 Rk

2) FHENT, BeERRA;

3) HiEmEs 7K.
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